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B one above, h% wh 

was a very useful o m  

applications, bcaus8 it gave an upper bund on %he p 

nt of."mission failure" (such as excessive vehicle be 

ocmr &ring the launch. 

between his i d e x  and the quadratic one, and conjectured that the two 

pmblerms could be made to be tvequivalent*' (i.e., have the same solution) 

Zf certain conditions relating ttilce two p e r f o m m e  ir-dice-s we= m e t .  

He derived necessary conditions for "equivalence" to occur, and also 

He showed khat them wem certain simiXarities 

proposed an algorBtJm for fhding the quadratic performance index that 

was equivalent to his  norquadratic one, 

known solution to the, "quadratic" problem WAS alsa %he solution to his 

Qnce this index was found, the 

This concept of "eqluivalerrce" of sbchasLic control. problems was 

an Interesting one, but Skielton l e f t  many questions unanmered, For 

exampleI he gave no conditions that gumanteed the eadstenee of a 

"quadratic" problem that was equivalent to a noriqudmtic oh@. 

Skelbn's algorithm was m t  an automatic one, but hvolved some engin- 

eering ,judgement i n  the iteratkon loop, and m pmof of convergence of 

the algorithm was available. 

Also, 

Skelton's method was successfully used to 
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to illustrate the usefblruess of the methods developed. 

and recommendations for fhture study are presented in Chapter 7. 
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-4 

4 
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in the first iteration sequence (sse equations (6-43) and (6-44)). 
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The fom of t;he init ial  Q(t) was also the same am a t  in the first 

sequence, exaept that the values of Que 5 = 4&5,7, were constant 
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dynamic p m g  ing) could be brought to 



approach would not requim a function space f o d t i o n ,  and would not 

nmke use of fihe k x m  fo 

is a vaUd spprosch, ~ ~ w e ~ ~ r ~  and could 

solution to the 'kpadratic8+ It 

investigalsd further, 

3. l )  The idea of using %he k m  solution ta a pa rablsm 

i n  S O l r h g  a mom general clahss of problems was found to be a pwerfu1 

one i n  the research describad above. 

"0qU 

which the known solution was 8 vital part of the flemt3,on procedure. 

The application of this idea to other classes of con%m3. ,problems nay 

be 8 fruitfU approach, and shonld be investigated. 

It led t o  the cancept of 

e'' of stochastic problems, and to a number of algorithms in 
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